
STATE OF ARIZONA

January 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

February 10, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local386.770 386.77 386.771.000000 0.00 0.00
1.000000Base 386.77 386.771.000000 0.00 0.00

US DOLLAR  Total
386.770 Local 386.77 386.77 0.00 0.00

Base 386.77 386.77 0.00 0.00

Base386.770 386.77 386.77 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

04 Feb 20160.2305912796FV6 TREASURY BILL 02/16 0.00000

99.998079Local10,000,000.000 9,999,807.91 9,999,807.9199.998079 0.00 1.06
99.998079Base 9,999,807.91 9,999,807.9199.998079 0.00 1.06

03 Mar 20160.245912796FZ7 TREASURY BILL 03/16 0.00000

99.980659Local50,000,000.000 49,990,329.71 49,990,329.7199.980659 0.00 5.31
99.980659Base 49,990,329.71 49,990,329.7199.980659 0.00 5.31

21 Jul 20160.238912796GW3 TREASURY BILL 07/16 0.00000

99.875471Local30,000,000.000 29,962,641.25 29,962,641.2599.875471 0.00 3.18
99.875471Base 29,962,641.25 29,962,641.2599.875471 0.00 3.18

18 Aug 20160.208912796HA0 TREASURY BILL 08/16 0.00000

99.885022Local10,000,000.000 9,988,502.22 9,988,502.2299.885022 0.00 1.06
99.885022Base 9,988,502.22 9,988,502.2299.885022 0.00 1.06

11 Feb 20160.131912796HB8 TREASURY BILL 02/16 0.00000

99.996361Local20,000,000.000 19,999,272.22 19,999,272.2299.996361 0.00 2.12
99.996361Base 19,999,272.22 19,999,272.2299.996361 0.00 2.12

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

February 10, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

25 Feb 20160.2912796HD4 TREASURY BILL 02/16 0.00000

99.986667Local20,000,000.000 19,997,333.33 19,997,333.3399.986667 0.00 2.12
99.986667Base 19,997,333.33 19,997,333.3399.986667 0.00 2.12

12 May 20160.23912796HR3 TREASURY BILL 05/16 0.00000

99.935472Local20,000,000.000 19,987,094.45 19,987,094.4599.935472 0.00 2.12
99.935472Base 19,987,094.45 19,987,094.4599.935472 0.00 2.12

30 Jun 20160.436912796HY8 TREASURY BILL 06/16 0.00000

99.818333Local10,000,000.000 9,981,833.33 9,981,833.3399.818333 0.00 1.06
99.818333Base 9,981,833.33 9,981,833.3399.818333 0.00 1.06

15 Aug 20160.625912828VR8 US TREASURY N/B 08/16 0.625

100.069937Local20,000,000.000 20,013,987.38 20,013,987.38100.069937 0.00 2.13
100.069937Base 20,013,987.38 20,013,987.38100.069937 0.00 2.13

04 Feb 20160.24923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local178,792.740 178,792.74 178,792.74100.000000 0.00 0.02
100.000000Base 178,792.74 178,792.74100.000000 0.00 0.02

04 Feb 20160.39923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local8,890,070.250 8,890,070.25 8,890,070.25100.000000 0.00 0.94
100.000000Base 8,890,070.25 8,890,070.25100.000000 0.00 0.94

11 Feb 20160.39923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,490,475.810 1,490,475.81 1,490,475.81100.000000 0.00 0.16
100.000000Base 1,490,475.81 1,490,475.81100.000000 0.00 0.16

10 Mar 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,014,193.120 4,014,193.12 4,014,193.12100.000000 0.00 0.43
100.000000Base 4,014,193.12 4,014,193.12100.000000 0.00 0.43

17 Mar 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local8,485,806.140 8,485,806.14 8,485,806.14100.000000 0.00 0.90
100.000000Base 8,485,806.14 8,485,806.14100.000000 0.00 0.90

14 Apr 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,000,673.350 2,000,673.35 2,000,673.35100.000000 0.00 0.21
100.000000Base 2,000,673.35 2,000,673.35100.000000 0.00 0.21

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

February 10, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

14 Apr 20160.39923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local6,145,679.560 6,145,679.56 6,145,679.56100.000000 0.00 0.65
100.000000Base 6,145,679.56 6,145,679.56100.000000 0.00 0.65

28 Apr 20160.39923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,501,111.450 2,501,111.45 2,501,111.45100.000000 0.00 0.27
100.000000Base 2,501,111.45 2,501,111.45100.000000 0.00 0.27

05 Feb 20160.3926GBZ007 FDIC BILTMORE BANK CD 02/16 FIXED .3

100.000000Local249,000.000 249,000.00 249,000.00100.000000 0.00 0.03
100.000000Base 249,000.00 249,000.00100.000000 0.00 0.03

01 Feb 20160.43978UHK000 DAIWA CAPITAL MARKETS REPO

100.000000Local200,000,000.000 200,000,000.00 200,000,000.00100.000000 0.00 21.24
100.000000Base 200,000,000.00 200,000,000.00100.000000 0.00 21.24

04 Feb 20160.34979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 15.93
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 15.93

01 Feb 20160.28979QRC005 BANK OF AMERICA REPO

100.000000Local62,449,668.170 62,449,668.17 62,449,668.17100.000000 0.00 6.63
100.000000Base 62,449,668.17 62,449,668.17100.000000 0.00 6.63

01 Feb 20160.24979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local74,637,639.030 74,637,639.03 74,637,639.03100.000000 0.00 7.93
100.000000Base 74,637,639.03 74,637,639.03100.000000 0.00 7.93

US DOLLAR  Total
711,043,109.620 Local 710,963,911.42 710,963,911.42 0.00 75.52

Base 710,963,911.42 710,963,911.42 0.00 75.52

Base711,043,109.620 710,963,911.42 710,963,911.42 0.00 75.52

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

February 10, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

30 Apr 20160.01690353E86 OVERSEAS PRIVATE INV COR US GOVT GUAR 04/16 0.00000

100.419100Local5,000,000.000 5,007,732.87 5,020,955.00100.154657 13,222.13 0.53
100.419100Base 5,007,732.87 5,020,955.00100.154657 13,222.13 0.53

04 Feb 20160.01912796FV6 TREASURY BILL 02/16 0.00000

99.998500Local10,000,000.000 9,999,833.33 9,999,850.0099.998333 16.67 1.06
99.998500Base 9,999,833.33 9,999,850.0099.998333 16.67 1.06

15 Dec 20160.625912828A59 US TREASURY N/B 12/16 0.625

99.996100Local20,000,000.000 20,020,127.78 19,999,220.00100.100639 -20,907.78 2.12
99.996100Base 20,020,127.78 19,999,220.00100.100639 -20,907.78 2.12

31 Mar 20160.375912828C40 US TREASURY N/B 03/16 0.375

99.988200Local10,000,000.000 10,001,291.42 9,998,820.00100.012914 -2,471.42 1.06
99.988200Base 10,001,291.42 9,998,820.00100.012914 -2,471.42 1.06

30 Apr 20160.3742353912828D31 US TREASURY FRN 04/16 VAR

100.007100Local20,000,000.000 20,000,691.85 20,001,420.00100.003459 728.15 2.12
100.007100Base 20,000,691.85 20,001,420.00100.003459 728.15 2.12

31 Aug 20160.5912828D64 US TREASURY N/B 08/16 0.5

99.976600Local20,000,000.000 20,020,146.58 19,995,320.00100.100733 -24,826.58 2.12
99.976600Base 20,020,146.58 19,995,320.00100.100733 -24,826.58 2.12

15 Feb 20164.5912828EW6 US TREASURY N/B 02/16 4.5

100.160000Local20,000,000.000 20,032,773.85 20,032,000.00100.163869 -773.85 2.13
100.160000Base 20,032,773.85 20,032,000.00100.163869 -773.85 2.13

31 Jul 20163.25912828LD0 US TREASURY N/B 07/16 3.25

101.356400Local10,000,000.000 10,135,184.41 10,135,640.00101.351844 455.59 1.08
101.356400Base 10,135,184.41 10,135,640.00101.351844 455.59 1.08

31 Dec 20163.25912828MD9 US TREASURY N/B 12/16 3.25

102.347700Local10,000,000.000 10,249,433.81 10,234,770.00102.494338 -14,663.81 1.09
102.347700Base 10,249,433.81 10,234,770.00102.494338 -14,663.81 1.09

29 Feb 20162.125912828QJ2 US TREASURY N/B 02/16 2.125

100.121100Local20,000,000.000 20,029,560.81 20,024,220.00100.147804 -5,340.81 2.13
100.121100Base 20,029,560.81 20,024,220.00100.147804 -5,340.81 2.13

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

February 10, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

15 Feb 20160.375912828UM0 WI TREASURY N/B 02/16 0.375

100.001000Local10,000,000.000 10,000,535.60 10,000,100.00100.005356 -435.60 1.06
100.001000Base 10,000,535.60 10,000,100.00100.005356 -435.60 1.06

15 Nov 20160.625912828WF3 US TREASURY N/B 11/16 0.625

100.011700Local10,000,000.000 10,008,450.70 10,001,170.00100.084507 -7,280.70 1.06
100.011700Base 10,008,450.70 10,001,170.00100.084507 -7,280.70 1.06

31 Jan 20160.3502353912828WK2 UNITED STATES TREAS NTS 01/16 VAR

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 2.66
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 2.66

31 Jul 20160.3752353912828WV8 US TREASURY FRN 07/16 VAR

100.009600Local40,000,000.000 40,000,803.80 40,003,840.00100.002010 3,036.20 4.25
100.009600Base 40,000,803.80 40,003,840.00100.002010 3,036.20 4.25

US DOLLAR  Total
230,000,000.000 Local 230,506,566.81 230,447,325.00 -59,241.81 24.48

Base 230,506,566.81 230,447,325.00 -59,241.81 24.48

Base230,000,000.000 230,506,566.81 230,447,325.00 -59,241.81 24.48

FIXED INCOME Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

January 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

February 10, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

941,470,865.00Base941,043,496.390
FUND Total

941,411,623.19 -59,241.81 100.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: February 10, 2016

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: January 31, 2016

Base Currency:USD - US DOLLAR

ST OF AZ POOL 7 LGIP FF&C

ATZG
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

386.770 386.77 0.000.00Local 386.77 0.00

CASH

0.00386.77 0.000.00386.77Base 0.00

711,043,109.620 710,963,911.42 0.000.00Local 710,963,911.42 75.52

CASH EQUIVALENT

0.00710,963,911.42 0.000.00710,963,911.42Base 75.52

230,000,000.000 230,447,325.00 -59,241.81-59,241.81Local 230,506,566.81 24.48

FIXED INCOME

-59,241.81230,447,325.00 -59,241.810.00230,506,566.81Base 24.48

US DOLLAR  Total
941,043,496.390 941,470,865.00 941,411,623.19 -59,241.81-59,241.81Local 100.00

0.00-59,241.81941,470,865.00 941,411,623.19 -59,241.81Base 100.00

0.00-59,241.81941,043,496.390 941,470,865.00 941,411,623.19 -59,241.81

FUND Total
Base 100.00

Prepared by State StreetPage 7 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

January 31, 2016 February 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

386.770 386.77 386.77 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
386.770 386.77 386.77 0.000.00 0.000.00

Page 8 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

January 31, 2016 February 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

711,043,109.620 710,963,911.42 710,963,911.42 75.52 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
711,043,109.620 710,963,911.42 710,963,911.42 0.0075.52 0.000.00

Page 9 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

January 31, 2016 February 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

230,000,000.000 230,506,566.81 230,447,325.00 24.48 -59,241.81 0.00 -59,241.81
US DOLLAR

FIXED INCOME Total
230,000,000.000 230,506,566.81 230,447,325.00 -59,241.8124.48 -59,241.810.00

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

January 31, 2016 February 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
941,043,496.390 941,470,865.00 941,411,623.19 100.00 -59,241.81 0.00 -59,241.81

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

January 31, 2016 February 10, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
386.770 386.77 386.77 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
711,043,109.620 710,963,911.42 710,963,911.42 75.52 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
230,000,000.000 230,506,566.81 230,447,325.00 24.48 -59,241.81 0.00 -59,241.81

17,458.74
-76,700.55

0.00
0.00

17,458.74
-76,700.55

GN GN GN
LS LS LS

FUND Total
941,043,496.390 941,470,865.00 941,411,623.19 100.00 -59,241.81 0.00 -59,241.810.000

0.00-76,700.55 LS
GN17,458.74 0.00 17,458.74

-76,700.55
GN GN
LS LS

Page 12 Books Closed Prepared by State Street
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